It was proved by N. J. Fine [2] that for given í¿G(0, 1) and «,• (s any positive integer; for s=l see [3] ), the probability (1.3) approaches
as n-* «. Here {x(t)}, 0 ^t ^ 1, is a Gaussian process associated with the covariance (1.5) p(t, s) = lim I xn(t)xn(s)dx n-*tc J o and with E{x(t)} =0.
The purpose of this paper is to prove the following limit theorem, which was conjectured by M. Kac:
Actually we prove convergence in distribution for a wide class of functionals of the sample functions by using a general invariance theorem of Skorokhod [5] . supo£¡si (•) is only a specific example of the result.
2. Preliminary results. In our proof we shall use the following results.
Let1 K be the space of all left continuous functions on (0, 1) which also have right limits at every point and are right continuous at zero.
The topology J in K is determined by the following convergence : the sequence yn(t) converges to y0(0 if there exists a sequence of monotonie continuous functions X"(/) for which hence our lemma follows.
3. The proof of (1.6). Let us put in Lemma 1 ¡-n(t) = xn(t), n= 1, 2, • • • , and £0(0 =x(i). It is clear that xn(t) according to (1.1) and (1.2) is left continuous (in /), has right hand limits and is right continuous at zero. It was also proved in [l] that x(t) is continuous with probability one. Condition (a) of Lemma 1 is satisfied by Fine's result [2] . Thus, if we show that condition (b) is also satisfied then the convergence in distribution for any functional Fon K, continuous in the topology /, follows from Lemma 1. Clearly the functional Fo(y) = sup |y(0|, y(-)EK 0S<ál is continuous in the topology / (cf. (2.1) ). We may write max instead of sup in the right hand side of (1.6) because x(t) is continuous with probability one.
Let now M be fixed integer and put N Let lgfc^, lgw^2Mand
We can then find r¡ ( Since both (3.6) and the right hand side of (3.5) tend to zero as Af->oo, condition (b) follows from (3.4) . This completes the proof.
